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ABSTRAK

Analisis Kinerja Keuangan Perusahaan Yang Tergabun Dalam
Indeks Saham Syariah Indonesia (ISS) Yang Melakukan Stock
Split Terhadap Return Saham

oleh Maharani Permatasari, NIM 2011140005

Penelitian ini bertujua untuk menguji adakah pengaruh
return on assets (ROA), total assets turnover (TATO), earning
per share (EPS) dan price earning ratio (PER) terhadap return
saham dengan jumlah sampel sebanyak 7 perusahaan yang
melakukan stock split yang tergabung dalam indeks saham
syariah Indonesia (ISSI) pada periode 2019-2022. Data penelitian
dikumpulkan dengan metode dokumentasi dan pustaka dan
dianalisis dengan regresi linier berganda. Hasil penelitian uji
hipotesis F menunjukkan nilai sig sebesar 0,773 > 0,05 maka
dapat disimpulkan bahwa return on assets (ROA), total assets
turnover (TATO), earning per share (EPS) dan price earning
ratio (PER) tidak berpengaruh secara bersama-sama terhadap
return saham. Hasil uji t menunjukkan nilai sig sebesar ROA
0,934, TATO 0,386, EPS 0,407 dan PER 0,659 yang mana nilai
sig semua variabel lebih besar dari 0,05 sehingga dapat
disimpulkan bahwa return on assets (ROA), total assets turnover
(TATO), earning per share (EPS) dan price earning ratio (PER)
tidak berpengaruh secara parsial terhadap return saham.

Kata Kunci: ROA, TATO, EPS, PER dan Return Saham
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ABSTRACT

Analysis Of The Financial Performance Of Companies
Included In The Indonesian Sharia Stock Index (ISSI) That
Carry Out Stock Splits On Stock Retirns

by Maharani Permatasari, NIM 2011140005

This research aims to test whether there is an influence of
Return on Assets (ROA), Total Assets Turnover (TATO), Earning
Per Share (EPS) and Price Earning Ratio (PER) on Stock Return
with a total sample of 7 companies that carry out stock splits
which are members of Indonesian sharia stock index (ISSI) in the
2019-2022 period. Research data was collected using
documentatiom and library methods and analyzed using multiple
linear regression. The results of the F hypothesis test research
show a sig value of 0,773 > 0,05, so it can be caonclude that
Return on Assets (ROA), Total Assets Turnover (TATO), Earning
Per Share (EPS) and Price Earning Ratio (PER) do not have an
effect together as stock returns. The t test results show a sig value
of ROA 0,934, TATO 0,386, EPS 0,407 and PER 0,659 where the
sig value of all variables is greater than 0,05 so it can be
conclude that Return on Assets (ROA), Total Assets Turnover
(TATO), Earning Per Share (EPS) and Price Earning Ratio
(PER) have no partial effect on stock returns.

Keywords: ROA, TATO, EPS, PER and Stock Return
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